We introduce and study a class of operators of stochastic differentiation and integration for non-Gaussian processes. As an application, we establish an analog of the It6 formula.
Introduction
Operators of stochastic differentiation D and an extended integration I D* play an important role in stochastic calculus. In the Gaussian case and for certain special martingales, D and I can be defined with the aid of an orthogonal expansion (cf., T. Sekiguchi, Y. Shiota [3] ). Also, D and I can be defined by means of the usual differentiation with respect to the admissible translation of the probability measure (A.A. Dorogovtsev [2] ). In all these situations there are some common features. In this article we consider a general scheme in which the operators D and I are constructed for a non-Gaussian case. Since I plays the role of stochastic integration, an analog of the It6 formula is also established.
Stochastic Derivative and the Logarithmic Process
Let {(t);t E [0, 1]} be a random process defined on a probability space (, ,P) . A subset K of n is said to have the conic property if for every x E K, there exists a cone, Cx, with the nonempty interior and a neighborhood, U x of x such that x U x V C x C K.
Suppose that the support of any finite-dimensional distribution of has the conic property.
Let A be the Lebesgue measure on the Borel r-algebra % ([0, 1] M o((r),...,(rn) .(ri)(r)dr O(mod P). (,t] Since the set dig s is dense in L2(f2 5s, P then the statement of the lemma follows.
For further considerations the following result will be useful.
Lemma 3: The operator D can be closed as a linear operator from C L2(f,,P to L2(f2 [0, 1] ,P ,).
Proof: Consider a sequence {an; n >_ 1} C dig, such that there exists '-0 (mod P x ).
(mod P). Q2 s I D2l71(7"lT2)i71(7"1)72 (T2)dTldT2 The lemma is proved. Then, 
